Finding weak directional coupling in multiscale time series.
We propose a method to identify the direction of interactions between the components of a coupled system from observed data. This method tries to identify the direction of coupling for various severe conditions including for nonlinear dynamics, small sample size, weak coupling strength, noisy and multiscale data, and multistructure systems. Thus, it appears to be a promising method for real-world problems encountered in a variety of disciplines, such as physics, economics, and biology.